Introduction. K. Kawazu and S. Watanabe [5] have defined a CBI process as a Markov process X = (x t , P x ) with state space [0, oo] , with oo as a trap, possessing the property that, for each t ^ 0, A ^ 0, there exist <p(t, A) ^ 0 and i//(t 9 A) ^ 0 such that ( 
Under the condition of right continuity of X at £ = 0, it follows from (1.2) and (1.3) that \j/ and q> are differentiable. Explicitly, we have
for appropriate functions R and F. Kawazu and Watanabe have used the property (1.1) to show that they must have the form
when n x and n 2 are measures on the Borel sets of (0, oo) with the property that max(R(X), 0) . This is satisfied, for instance, in the case JQ xn x (dx) < oo, which we shall explicitly assume ; let
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We shall first give a general result and then proceed to examine special cases.
Statement of results.
THEOREM. Let X = (x t , P x ) be a conservative CBI process with ƒ f xn x (dx) < oo. A short calculation shows that the condition (B) is a special case of the condition (A) for the case R(X) = X. This case appeared [1] in the study of a storage system proposed by Moran [7] . Condition (B) has appeared in the study of discrete parameter, discrete state branching processes, by Heathcote [3] , [4] . Corollary 3 is related to a result of Seneta [8] . Recent work of Foster and Williamson [2] extend Seneta's observations. When condition (B) fails, the following result gives a nonlinear normalization which produces weak convergence. We know of no analogue in the
Let p(t) = e pt if p > 0; p(t) -1 if p ^ 0. As t -» oo, x t /p(t) converges in distribution to a proper random variable if and only if
